Pooled Money Investment Account

State of California

Market Valuation

5/31/2012

Carrying Cost Plus

Description Accrued Interest Purch. Fair Value Accrued Interest

United States Treasury:

Bills $ 17,023,917,280.94 | $ 17,038,454,000.00 NA

Notes $ 13,977,570,543.76 | $ 14,036,500,000.00 | $ 17,752,543.00
Federal Agency:

SBA $ 537,643,786.27 | $ 537,920,691.88 | $ 561,057.27

MBS-REMICs $ 341,326,441.71 | $ 372,036,649.27 | $ 1,627,671.62

Debentures $ 750,600,944.28 | $ 751,188,000.00 | $ 1,121,668.50

Debentures FR $ - $ - $ -

Discount Notes $ 4,791,501,388.76 | $ 4,799,289,000.00 NA

GNMA $ 14,465.84 | $ 1459259 | $ 142.97
IBRD Debenture $ 399,931,803.28 | $ 400,000,000.00 | $ 922,224.00
IBRD Deb FR $ - $ - $ -
CDs and YCDs FR $ 800,000,000.00 | $ 800,000,000.00 | $ 222,437.22
Bank Notes $ - $ - $ -
CDs and YCDs $ 9,050,184,110.57 | $ 9,049,348,212.86 | $ 9,721,840.23
Commercial Paper $ 3,099,244,569.37 | $ 3,099,221,874.99 NA
Corporate:

Bonds FR $ - $ - $ -

Bonds $ - $ - $ -
Repurchase Agreements $ - $ - $ -
Reverse Repurchase $ - $ - $ -
Time Deposits $ 4,355,640,000.00 | $ 4,355,640,000.00 NA
AB 55 & GF Loans $ 9,055,458,171.26 | $ 9,055,458,171.26 NA
TOTAL $ 64,183,033,506.04 | $ 64,295,071,192.85 | $ 31,929,584.81
Fair Value Including Accrued Interest $ 64,327,000,777.66

Repurchase Agreements, Time Deposits, AB 55 & General Fund loans, and
Reverse Repurchase agreements are carried at portfolio book value (carrying cost).
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